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BMO TRIPARTY MTGE OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 100,000,000.00            100,000,000.00            100,000,000.00            100,000,000.00            

BNP PARIBAS TERM REPURCHASE AGREEMENT 10/1/2020 780,000,000.00            780,000,000.00            780,000,000.00            780,000,000.00            

CITIBANK (NON.COLL) COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 18,484.68                      18,484.68                      18,484.68                      18,484.68                      

OZARK BANK COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 144,674.19                    144,674.19                    144,674.19                    144,674.19                    

SERVIS FIRST BANK COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 49,768,525.66              49,768,525.66              49,768,525.66              49,768,525.66              

CAN AST + CAN LTD JT COMMERCIAL PAPER 10/1/2020 11,000,000.00              10,993,534.44              11,000,000.00              11,000,000.00              

REPO MORGAN STANLEY TERM REPURCHASE AGREEMENT 10/1/2020 510,000,000.00            510,000,000.00            510,000,000.00            510,000,000.00            

RBC REPO TERM REPURCHASE AGREEMENT 10/1/2020 835,000,000.00            835,000,000.00            835,000,000.00            835,000,000.00            

WELLS FARGO BANK COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 1,497.12                        1,497.12                        1,497.12                        1,497.12                        

JP MORGAN CO COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 271,768.42                    271,768.42                    271,768.42                    271,768.42                    

AMERIS BANK MMD (COLL) COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 150,076,211.00            150,076,211.00            150,076,211.00            150,076,211.00            

PNC BANK COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 71,386.13                      71,386.13                      71,386.13                      71,386.13                      

TRUIST SECURITES DEPOSIT (COLL COLLATERALIZED DEPOSIT ACCOUNT 10/1/2020 6,276,358.99                6,276,358.99                6,276,358.99                6,276,358.99                

WELLS FARGO BANK NA OVERNIGHT REPURCHASE AGREEMENT 10/1/2020 100,000,000.00            100,000,000.00            100,000,000.00            100,000,000.00            

TOYOTA MOTOR CREDIT COMMERCIAL PAPER 10/2/2020 24,000,000.00              24,000,000.00              24,000,000.00              24,000,000.00              

KELLS FDG LLC COMMERCIAL PAPER 10/5/2020 7,000,000.00                6,994,225.00                6,999,790.00                6,999,790.00                

NOVARTIS FNC CRP COMMERCIAL PAPER 10/5/2020 15,000,000.00              14,999,512.50              14,999,850.00              14,999,850.00              

HOWARD HUGHES MEDICAL INSTITUT TERM REPURCHASE AGREEMENT 10/5/2020 49,637,500.00              49,637,500.00              49,637,500.00              49,637,500.00              

TRUIST SECURITES DEPOSIT (COLL TERM REPURCHASE AGREEMENT 10/6/2020 225,000,000.00            225,000,000.00            225,000,000.00            225,000,000.00            

TREASURY BILL DISCOUNT NOTE 10/13/2020 10,000,000.00              9,999,362.50                9,999,716.67                9,999,716.60                

CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT 10/15/2020 2,000,000.00                2,000,000.00                2,000,000.00                2,000,000.00                

LANDESBK HESSEN-THUR CERTIFICATE OF DEPOSIT 10/16/2020 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

SWEDBANK CERTIFICATE OF DEPOSIT 10/16/2020 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

REGENCY MRKTS NO.1 L COMMERCIAL PAPER 10/20/2020 50,000,000.00              49,993,555.50              49,995,777.74              49,995,777.74              

REPO HSBC TERM REPURCHASE AGREEMENT 10/21/2020 100,000,000.00            100,000,000.00            100,000,000.00            100,000,000.00            

SHEFFIELD RECEIVABLE COMMERCIAL PAPER 10/23/2020 30,000,000.00              29,990,791.67              29,996,883.33              29,996,883.33              

TORONTO-DOMINION CERTIFICATE OF DEPOSIT 10/26/2020 9,100,000.00                9,100,000.00                9,100,000.00                9,100,000.00                

COCA COLA CO/THE CORPORATE 10/27/2020 8,200,000.00                8,231,778.03                8,209,954.56                8,210,342.09                

COCA COLA CO/THE CORPORATE 10/27/2020 20,050,000.00              20,107,142.50              20,074,355.82              20,075,287.66              

NORDEA BK AB PUBL NY CERTIFICATE OF DEPOSIT 10/29/2020 4,900,000.00                4,908,750.51                4,906,622.01                4,906,622.01                

CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT 11/2/2020 15,000,000.00              15,000,000.00              15,000,000.00              15,000,000.00              

CITIGROUP GLOBAL MKTS INC S COMMERCIAL PAPER 11/2/2020 16,000,000.00              15,790,440.00              15,975,964.44              15,975,964.44              

ABN AMRO FUNDING USA LC CERTIFICATE OF DEPOSIT 11/2/2020 25,000,000.00              24,980,194.50              24,994,888.90              24,994,888.90              

DNB NOR BK ASA CERTIFICATE OF DEPOSIT 11/9/2020 24,500,000.00              24,499,999.87              24,499,999.94              24,499,999.94              

METLIFE SHORT TERM FDG COMMERCIAL PAPER 11/9/2020 17,900,000.00              17,888,602.22              17,896,230.00              17,896,230.00              

NORINCHUKIN BK CERTIFICATE OF DEPOSIT 11/12/2020 30,000,000.00              29,999,999.40              29,999,999.70              29,999,999.70              

SUMITOMO MITSUI TRUST NY COMMERCIAL PAPER 11/12/2020 4,600,000.00                4,598,057.78                4,598,980.33                4,598,980.33                

GREAT BRDGE CPTL CO LL COMMERCIAL PAPER 11/13/2020 15,000,000.00              14,995,537.50              14,996,954.17              14,996,954.17              

LMA SA LMA AMERICAS COMMERCIAL PAPER 11/13/2020 15,000,000.00              14,970,866.70              14,993,191.67              14,993,191.67              

LONGSHIP FUNDING DAC COMMERCIAL PAPER 11/13/2020 25,000,000.00              24,989,020.75              24,994,923.57              24,994,923.57              

MONT BLANC CAPTL COR COMMERCIAL PAPER 11/16/2020 6,000,000.00                5,996,800.00                5,998,466.67                5,998,466.67                

BENNINGTON SARK CAP CO COMMERCIAL PAPER 11/16/2020 13,000,000.00              12,993,175.00              12,996,511.67              12,996,511.67              

KEB HANA BK NEW YORK COMMERCIAL PAPER 11/16/2020 18,500,000.00              18,482,178.33              18,491,962.78              18,491,962.78              

PACIFIC LIFE SHORT TERM COMMERCIAL PAPER 11/19/2020 20,000,000.00              19,991,000.00              19,995,100.00              19,995,100.00              

APPLE INC COMMERCIAL PAPER 11/20/2020 10,950,000.00              10,941,273.46              10,947,110.42              10,947,110.42              

TORONTO-DOMINION CERTIFICATE OF DEPOSIT 11/23/2020 5,800,000.00                5,801,025.43                5,800,597.23                5,800,597.23                

ABN AMRO FUNDING USA LC COMMERCIAL PAPER 11/25/2020 4,250,000.00                4,247,824.24                4,248,766.32                4,248,766.32                

BENNINGTON SARK CAP CO COMMERCIAL PAPER 12/2/2020 17,000,000.00              16,992,373.61              16,994,437.22              16,994,437.22              
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NOVARTIS FNC CRP COMMERCIAL PAPER 12/7/2020 2,000,000.00                1,999,584.44                1,999,590.55                1,999,590.55                

ATLANTIC ASSET SECUR COMMERCIAL PAPER 12/8/2020 10,000,000.00              9,984,355.56                9,993,955.56                9,993,955.56                

LIBERTY FUNDING LLC COMMERCIAL PAPER 12/8/2020 27,000,000.00              26,989,200.00              26,991,840.00              26,991,840.00              

SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT 12/9/2020 4,500,000.00                4,500,112.44                4,500,086.20                4,500,086.20                

UBS AG STAMFORD BRAN CERTIFICATE OF DEPOSIT 12/10/2020 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

CHEVRON CORP COMMERCIAL PAPER 12/11/2020 22,500,000.00              22,476,487.50              22,490,237.50              22,490,237.50              

NATL AUSTRALIA BK LT CERTIFICATE OF DEPOSIT 12/11/2020 12,900,000.00              12,900,000.00              12,900,000.00              12,900,000.00              

LVMH COMMERCIAL PAPER 12/14/2020 5,000,000.00                4,998,393.06                4,998,663.89                4,998,663.89                

MONT BLANC CAPTL COR COMMERCIAL PAPER 12/14/2020 18,569,000.00              18,555,568.42              18,560,984.38              18,560,984.38              

MONT BLANC CAPTL COR COMMERCIAL PAPER 12/15/2020 5,000,000.00                4,996,529.17                4,997,812.50                4,997,812.50                

LVMH COMMERCIAL PAPER 12/17/2020 25,000,000.00              24,988,437.50              24,991,979.17              24,991,979.17              

REPO HSBC TERM REPURCHASE AGREEMENT 12/21/2020 50,000,000.00              50,000,000.00              50,000,000.00              50,000,000.00              

RIDGEFIELD FUNDING CO COMMERCIAL PAPER 1/4/2021 25,000,000.00              24,951,951.50              24,975,590.33              24,975,590.33              

SUMITOMO MITSUI TRUST NY CERTIFICATE OF DEPOSIT 1/4/2021 25,400,000.00              25,400,000.00              25,400,000.00              25,400,000.00              

MET LIFE GLOB FUNDING I CORPORATE 1/8/2021 6,000,000.00                6,049,390.92                6,035,691.25                6,036,051.72                

VERSAILLES CDS LLC COMMERCIAL PAPER 1/11/2021 14,750,000.00              14,736,241.50              14,740,387.90              14,740,387.90              

DZ BANK AG DEUTSCHE -Z COMMERCIAL PAPER 1/13/2021 30,000,000.00              29,977,800.00              29,984,400.00              29,984,400.00              

MERCK + CO INC CORPORATE 1/15/2021 4,450,000.00                4,482,289.26                4,470,997.92                4,471,196.02                

WELLS FARGO BANK NA CORPORATE 1/15/2021 17,600,000.00              17,794,832.00              17,720,070.88              17,721,203.46              

MUFG BK LTD N Y BRH DISC COML CERTIFICATE OF DEPOSIT 1/19/2021 19,900,000.00              19,899,998.78              19,899,999.12              19,899,999.12              

CMWTH BK OF AUS NY B CERTIFICATE OF DEPOSIT 1/21/2021 14,900,000.00              14,899,999.96              14,899,999.96              14,899,999.96              

CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT 1/22/2021 4,900,000.00                4,900,000.00                4,900,000.00                4,900,000.00                

GREAT BRDGE CPTL CO LL COMMERCIAL PAPER 1/25/2021 15,000,000.00              14,983,533.33              14,987,433.33              14,987,433.33              

NEW YORK LIFE GLOBAL FDG CORPORATE 1/28/2021 8,250,000.00                8,350,485.00                8,324,271.52                8,324,912.56                

NEW YORK LIFE GLOBAL FDG CORPORATE 1/28/2021 10,000,000.00              10,105,200.00              10,090,063.31              10,090,803.10              

CROWN POINT CAP CO. COMMERCIAL PAPER 2/3/2021 15,800,000.00              15,800,000.00              15,800,000.00              15,800,000.00              

MITSUBISHI TST&BNK C CERTIFICATE OF DEPOSIT 2/4/2021 10,000,000.00              10,000,000.00              10,000,000.00              10,000,000.00              

EXXON MOBIL CORP COMMERCIAL PAPER 2/8/2021 5,000,000.00                4,995,650.00                4,996,750.00                4,996,750.00                

CAN AST + CAN LTD JT COMMERCIAL PAPER 2/8/2021 19,000,000.00              18,983,153.27              18,985,591.61              18,985,591.61              

BANK OF MONTREAL- CERTIFICATE OF DEPOSIT 2/8/2021 18,500,000.00              18,503,853.37              18,502,678.81              18,502,678.81              

MIZUHO BANK LTD CERTIFICATE OF DEPOSIT 2/10/2021 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

COLLATERALIZED CP FLEX COMMERCIAL PAPER 2/11/2021 25,000,000.00              24,910,569.50              24,956,590.30              24,956,590.30              

COLLATERALIZED CP FLEX COMMERCIAL PAPER 2/16/2021 25,000,000.00              24,968,750.00              24,976,041.67              24,976,041.67              

BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT 2/16/2021 8,975,000.00                8,975,000.00                8,975,000.00                8,975,000.00                

RIDGEFIELD FUNDING CO COMMERCIAL PAPER 2/17/2021 25,000,000.00              24,970,770.83              24,977,798.61              24,977,798.61              

LMA SA LMA AMERICAS COMMERCIAL PAPER 2/18/2021 25,000,000.00              24,971,888.89              24,978,611.11              24,978,611.11              

WESTPAC BKING CORP N CERTIFICATE OF DEPOSIT 2/19/2021 12,000,000.00              11,997,151.92              11,998,580.99              11,998,580.99              

SUMITOMO MITSUI BKG CORP CERTIFICATE OF DEPOSIT 2/22/2021 30,000,000.00              30,000,000.00              30,000,000.00              30,000,000.00              

COOPERATIEVE CENTRALE CERTIFICATE OF DEPOSIT 2/24/2021 5,000,000.00                4,999,999.85                4,999,999.88                4,999,999.88                

SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT 2/25/2021 3,000,000.00                3,000,454.46                3,000,367.06                3,000,367.06                

MIZUHO BANK LTD CERTIFICATE OF DEPOSIT 2/26/2021 24,900,000.00              24,900,000.00              24,900,000.00              24,900,000.00              

CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT 2/26/2021 6,825,000.00                6,824,255.03                6,824,443.15                6,824,443.15                

CRC FUNDING LLC COMMERCIAL PAPER 3/2/2021 25,000,000.00              24,973,750.00              24,978,888.89              24,978,888.89              

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 3/3/2021 474,000,000.00            474,000,000.00            474,000,000.00            474,000,000.00            

GOLDMAN SACHS + CO TERM REPURCHASE AGREEMENT 3/8/2021 215,000,000.00            215,000,000.00            215,000,000.00            215,000,000.00            

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 3/8/2021 321,000,000.00            321,000,000.00            321,000,000.00            321,000,000.00            

REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 3/12/2021 290,000,000.00            290,000,000.00            290,000,000.00            290,000,000.00            

BANK OF AMERICA, N.A. COMMERCIAL PAPER 3/12/2021 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              
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BANK OF AMERICA, N.A. CERTIFICATE OF DEPOSIT 3/12/2021 24,000,000.00              24,000,000.00              24,000,000.00              24,000,000.00              

BERKSHIRE HATHAWAY INC CORPORATE 3/15/2021 13,850,000.00              13,940,825.57              13,889,230.94              13,889,652.69              

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 3/15/2021 100,000,000.00            100,000,000.00            100,000,000.00            100,000,000.00            

BERKSHIRE HATHAWAY INC CORPORATE 3/15/2021 2,321,000.00                2,336,550.70                2,327,788.01                2,327,645.05                

CAFCO LLC COMMERCIAL PAPER 3/16/2021 9,000,000.00                8,991,402.50                8,992,115.00                8,992,115.00                

COOPERATIEVE CENTRALE CERTIFICATE OF DEPOSIT 3/18/2021 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

GOLDMAN SACHS INTL COMMERCIAL PAPER 3/22/2021 5,000,000.00                4,994,409.72                4,994,505.55                4,994,505.55                

EXXON MOBIL CORP COMMERCIAL PAPER 3/22/2021 19,000,000.00              18,971,109.44              18,979,121.11              18,979,121.11              

GOLDMAN SACHS INTL COMMERCIAL PAPER 3/24/2021 30,000,000.00              29,964,733.33              29,966,650.00              29,966,650.00              

OVERSEA CHINESE BANKING CERTIFICATE OF DEPOSIT 3/29/2021 20,500,000.00              20,500,000.00              20,500,000.00              20,500,000.00              

BANK OF NY MELLON CORP CORPORATE 5/3/2021 17,000,000.00              17,214,880.00              17,161,348.49              17,161,771.32              

BANK OF NY MELLON CORP CORPORATE 5/3/2021 3,690,000.00                3,731,254.20                3,724,621.17                3,725,113.89                

APPLE INC CORPORATE 5/6/2021 10,000,000.00              10,207,600.00              10,155,879.58              10,156,597.90              

BEDFORD ROW FDG CORP COMMERCIAL PAPER 5/18/2021 25,000,000.00              24,952,777.75              24,960,243.03              24,960,243.03              

STATE STREET CORP CORPORATE 5/19/2021 4,000,000.00                4,054,960.00                4,043,891.67                4,044,082.48                

SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT 5/27/2021 22,500,000.00              22,499,998.66              22,499,998.81              22,499,998.81              

CROWN POINT CAP CO. COMMERCIAL PAPER 6/1/2021 14,000,000.00              14,000,000.00              14,000,000.00              14,000,000.00              

NATIXIS  NY CERTIFICATE OF DEPOSIT 6/4/2021 15,000,000.00              15,000,000.00              15,000,000.00              15,000,000.00              

SVENSKA HANDLSBNKN A CERTIFICATE OF DEPOSIT 6/16/2021 15,000,000.00              15,000,000.00              15,000,000.00              15,000,000.00              

NATL AUSTRALIA BK LT CERTIFICATE OF DEPOSIT 6/18/2021 12,000,000.00              12,012,672.00              12,010,560.00              12,010,560.00              

ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT 6/18/2021 9,900,000.00                9,900,000.00                9,900,000.00                9,900,000.00                

TORONTO-DOMINION CERTIFICATE OF DEPOSIT 6/30/2021 15,000,000.00              15,000,000.00              15,000,000.00              15,000,000.00              

ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT 7/1/2021 15,000,000.00              15,000,000.00              15,000,000.00              15,000,000.00              

ORACLE CORP CORPORATE 7/8/2021 10,964,000.00              11,224,865.92              11,177,574.44              11,180,123.90              

ORACLE CORP CORPORATE 7/8/2021 13,334,000.00              13,649,482.44              13,597,686.82              13,596,841.67              

WESTPAC BKING CORP N CERTIFICATE OF DEPOSIT 7/8/2021 9,000,000.00                9,000,000.00                9,000,000.00                9,000,000.00                

SVENSKA HANDLSBNKN A CERTIFICATE OF DEPOSIT 7/22/2021 9,900,000.00                9,900,000.00                9,900,000.00                9,900,000.00                

INTL BK RECON + DEVELOP FIXED RATE NOTE 7/23/2021 7,160,000.00                7,320,292.92                7,309,168.49                7,309,168.43                

FIFTH THIRD BANK CORPORATE 7/26/2021 23,620,000.00              24,234,320.06              24,168,105.92              24,169,945.17              

WESTPAC BKING CORP N CERTIFICATE OF DEPOSIT 8/3/2021 8,000,000.00                8,002,726.24                8,002,425.09                8,002,425.09                

BANK OF MONTREAL- CERTIFICATE OF DEPOSIT 8/13/2021 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

SAN DIEGO G + E CORPORATE 8/15/2021 5,500,000.00                5,646,135.00                5,631,273.81                5,631,686.61                

INTL BK RECON + DEVELOP FIXED RATE NOTE 9/20/2021 25,000,000.00              25,295,204.21              25,294,372.65              25,294,372.50              

INTEL CORP CORPORATE 10/1/2021 7,745,000.00                7,981,997.00                7,981,349.47                7,981,997.00                

FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 11/12/2021 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

HONDA AUTO RECEIVABLES OWNER T ASSET-BACKED SECURITY 11/22/2021 4,065,344.07                4,066,773.29                4,066,055.27                4,066,056.97                

FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 3/15/2022 50,000,000.00              50,000,000.00              50,000,000.00              50,000,000.00              

NISSAN AUTO RECEIVABLES OWNER ASSET-BACKED SECURITY 4/18/2022 7,336,491.49                7,347,668.17                7,342,891.13                7,342,902.41                

CITIBANK CREDIT CARD ISSUANCE ASSET-BACKED SECURITY 1/20/2023 22,935,000.00              23,206,457.23              23,153,883.54              23,154,143.70              

TOYOTA AUTO RECEIVABLES OWNER ASSET-BACKED SECURITY 2/15/2023 7,000,000.00                6,999,760.60                6,999,777.53                6,999,777.26                

CHASE ISSUANCE TRUST ASSET-BACKED SECURITY 4/17/2023 6,000,000.00                6,006,953.13                6,006,689.50                6,006,696.66                

BMW FLOORPLAN MASTER OWNER TRU ASSET-BACKED SECURITY 5/15/2023 1,230,000.00                1,254,023.44                1,253,105.04                1,253,129.20                

FEDERAL HOME LOAN BANK AGENCY CALLABLE 5/25/2023 30,500,000.00              30,489,325.00              30,489,687.95              30,489,687.95              

FREDDIE MAC AGENCY CALLABLE 5/25/2023 2,275,000.00                2,273,759.62                2,273,801.79                2,273,801.78                

FEDERAL HOME LOAN BANK AGENCY CALLABLE 8/24/2023 25,000,000.00              25,000,000.00              25,000,000.00              25,000,000.00              

FEDERAL HOME LOAN BANK AGENCY CALLABLE 9/1/2023 44,400,000.00              44,400,000.00              44,400,000.00              44,400,000.00              

FREDDIE MAC AGENCY CALLABLE 2/12/2024 23,367,000.00              23,367,000.00              23,367,000.00              23,367,000.00              

ISRAEL ST FIXED RATE BOND 4/1/2024 15,000,000.00              15,000,000.00              15,000,000.00              15,000,000.00              

UNAUDITED



Office of the State Treasurer

Georgia Fund 1 Plus Holdings

as of September 30, 2020

DURATION: 0.21

DESCRIPTION ASSET CATEGORY MATURITY DATE PAR VALUE ORIGINAL COST AMORTIZED COST MARKET VALUE

GEORGIA FUND 1+ INVESCO GEORGIA FUND 1 7/1/2058 101,674.34                    101,674.34                    101,674.34                    101,674.34                    

GEORGIA FUND 1+ INVESCO GEORGIA FUND 1 7/1/2058 330,010.13                    330,010.13                    330,010.13                    330,010.13                    

6,305,159,926.22        6,307,810,667.70        6,307,631,324.97        6,307,642,727.58        

UNAUDITED


